2.2
can be translated to properties of the scaled TTT-transform. We shall here summarize the previously known of these relationships and give some comments on them. We shall also present some new results.
The following theorem in the IFR (DFR) case is due to Barlow and Campo (1975) ; see also Barlow (1979) . Barlow (1979) ).
The NBU class of life distributions properly contains the IFRA class.
Therefore it is natural to wonder if any implication holds between the NBU property and the property that (p_(t)/t is decreasing for 0 < t < 1. In fact the property that if>F(t)/t is decreasing on 0 < t < 1 is equivalent to that tp (t)/t is decreasing (increasing) for 0 < t < 1. 14.
Test statistics based on the scaled TTT-transform
In this section we shall suggest some test statistics for testing exponentiality against different forms of aging.
Let t(l) < t (2) 
-tPF(t) Q(t) --has a derivative then Q(t) is decreasing if and only if
Q'(t) < 0. 
Since (l-*PF(t)) -(l-t)<(t) Q'<t) -2 (1-t) 2 we expect (l-<P,,(t)) -(l-t)<p'(t) to be negative if F is DMKL. From this

Against heavy-tailedness (light-tailedness)
Theorem 2.6 gives the idea of using the "derivative" at t = 1 of the TTT-plot (3.16) E =-2 2I 1 = n(i-u ) Ü -n~l rv-l n n as a test statistic against heavy-tailedness (light-ta iledness).
If F is heavy-tailed (light-tailed) we expect E to be large and positive (small and positive).
An advantage with E is that it has a simple distribution under H^.
Since P(u , < x) = X n_1 for 0 < X < 1 n-1 ---we have
P(E < x) = 1 -(1 --) n_1
for 0 < X < n. Table 6 .1 depend 2 on the fact that the failure rate of the Makeham distribution is equal to 1 + 9(l-exp(-t)), which very soon becomes approximately constant.
The perhaps surprisingly small values of E (T) in
7.
A small sample study
In practice we often have small samples. Therefore an investigation of the different test statistics when the sample size is small is desirable.
We have made a minor study with the different test statistics (cf. p. 22). We have simulated the power of tests with significance level a = 0.05 for some Weibull, Pareto and gamma alternatives (cf. p. 28), both for n = 10 and n = 20 . We also included the life distribution (7.1) F(t) = (l-e~3 t )(l-e" 7t ) for t > 0 which is IFRA but not IFR (see Barlow and Proschan (1975) Table 8 .1).
